Direct Search Generalized Simplex Algorithm for Optimizing Non-linear Functions by Shekarforoush, Hassan et al.
HAL Id: inria-00074143
https://hal.inria.fr/inria-00074143
Submitted on 24 May 2006
HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.
L’archive ouverte pluridisciplinaire HAL, est
destinée au dépôt et à la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche français ou étrangers, des laboratoires
publics ou privés.
Direct Search Generalized Simplex Algorithm for
Optimizing Non-linear Functions
Hassan Shekarforoush, Marc Berthod, Josiane Zerubia
To cite this version:
Hassan Shekarforoush, Marc Berthod, Josiane Zerubia. Direct Search Generalized Simplex Algorithm
for Optimizing Non-linear Functions. RR-2535, INRIA. 1995. ￿inria-00074143￿
IS
S
N
 0
24
9-
63
99
ap por t  
de  r ech er ch e 
INSTITUT NATIONAL DE RECHERCHE EN INFORMATIQUE ET EN AUTOMATIQUE
Direct Search Generalized Simplex Algorithm
for Optimizing Non-linear Functions
Hassan Shekarforoush, Marc Berthod, Josiane Zerubia
N˚ 2535
Avril 1995
PROGRAMME 4
  	
  
   !"#$%&
' "# ()&% *! + ",.-/0132&&	%",&4
5068797:6/;=<?>A@CB86/DEGF/D:F/HA7I>#JLKMN6/D:O3PQ@CDRI>AFTSJUJLK$VWF87IXY6/;A@3Z	@CDH\[\XY6JUJ]J
^T_G`9a9_cbIdedQfhgi j$`:kl`9monqpsrtfvuwnxdyba9ffmzCnq{|nx`:}
^T_o`:~Yfm	^/*sc
j	bIwl`9_GmCf_ofwf_wf}L:9:i hzL_onx?99i 9lbIa:f{
e?]w9vrtxmonz:bI_onqbIkwf`9wmGnxdenq{obmonx`:}mGft}wnpvrwf{lbzvfx`:}wayk ff}0rl{|f¡n}&bIx?¢lft{
£ `9_\nxdQw_o`zLnx}wamGwf	Cf{Ynxa9}#b}llf_ £ `:_odyb}l]fA` £ {Y¤w{Ymofd,{]¥8¦\fm§mGwf}Lrwdklf_8` £©¨ fCªL}w` ¨ }
bIa9`9_GnxmGwdy{molbmbI}.f]«©f]mGnxzvf¤klfr¬{|frw}¬Cf_	_ofbxn{Ymonq*U`9}lCnmon`9}l{n{rl{|r¬bIx¤yxnxdQnxmof
Crwfymo`&dyb}C¤0w_cb9]mGnb	]`9}¬{|nLf_bmonx`:}l{{|r¬­b9{motfnxdenm` £ bItwxnqbIkwnxnm|¤0mG`®Uf_omcbInx}
]b:{o{Yf{` £ w_G`9kwfdy{]u©mowf#mondefb}l3U`9dewrtmbImGnx`:}lbI\U`v{|m¯` £ mowfd°rt}lCf_¯]`:}lCnxmGnx`:}l{` £
mowfQw_o`:kwxfd±b}l3de`:_ofndel`9_omcbI}Lmo¤vu8mowf#f]²,]nxf}¬]¤y` £ motf{|fybxa:`9_onmowd,{hrw}lCf_}w`:n{|¤
]`9}¬CnxmGnx`9}¬{]u ¨ wnq³n{enx}¬Cff´mGwf®b9{|fµnx}¶bIxdQ`v{|m,bIxw_cb9]mGnbw_G`9kwfdy{]¥N·AbI_Gnb}Cmc{
` £ {Ynxdetxf¸µbIa9`9_GnxmGwdlbzvfyklff}´}¬bIdefµ{|nx}¬]f.¹9ºC»¼{eb9{f]²,]nxf}Cm½bIxa:`9_Gnxmotdy{nx}¾}w`:n{|¤
{|nmorlbmonx`:}l{]¥³¿h` ¨ fzvf_uT}t`3mGwf`9_GfmonqbI_Gf{|rtxm{lbzvfyklff}À{Ymbkwxnq{|wf­b9{_ofaÁbI_cw{motfnx_
]`9}Lzvf_Ga9f}lUf#bI}l®U`9dewrtmbImGnx`:}lbI\f]²,]nxf}l]¤v¥Â}&mownq{_ofl`9_Gmu ¨ flbzvfa:f}wf_cbIxnÃfmGwf
{|ndewxf¸defmGw`Leb}lelbzvfb9wL_of{G{|femotf`9_GfmonqbIWb9{|lfUm{]`:}l]f_G}wnx}wa¯mowf¯]`:}Czvf_oa9f}l]f
` £ mGwf¯bIa9`9_GnxmGwd0¥
ÄÅvÆ8ÇoÈ¯ÉlÊ§9­{|ndewf¸defmow`L/ut{|fb_.bIxa:`9_Gnxmotdy{]uL`9wmGnxdenÃbImGnx`9}W¥
ËÍÌ½ÎÏÂÐYÑÒ ÎÏ%Ó§ÔÐYÕ×ÖØ
ÙYÚÛ×ÚÜYÝUÞßáà§Ûãâ]äÚåæÞç åéèßãåæÞIç êxß
ÙÂÙYë9ÜYßãì×Úâíà§Ûãâ]äÚåæÞç åéèßãåæÞIç êxß
ÙÂÙÂÙYîYÜ|ßãïëåæÞ]à?Û×âUäÚIåðÞIç å¼èIßãåæÞç êß
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Unité de recherche INRIA Lorraine, Technopôle de Nancy-Brabois, Campus scientifique,
615 rue du Jardin Botanique, BP 101, 54600 VILLERS LÈS NANCY
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